A multidimensional inhomogenous extremal process is defined and it is demonstrated that it belongs to the class of pure jump Markov processes. Let {Z.(t)} be the j-th component of the process. Let {J(t)} be a finite state arocess defined by J(t) j if Z.(t) max Z i,(t). It is proved that {J(t)i is an inhomogenous Markov chaiR and the traRsition probabilities of this chain are obtained. The chain {J(t)} provides a framework for modelling mobility processes that are generated from intertemporal utilitymaximizing individuals.
Introduction
The multidimensional extremal process has been defined and i= ,2,...,n. 
It is immediately

Consider next Q2n(i)'
which is the probability that (0} 2 only jumps in (t 1_ 1 t) and that Z 1 (t.)<Z 2 (t.) for j=1,2,...,n.
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The probability that Z 1 (t.)<Z 2 (t.) for j=2,3 ...,n, and that 3 -j {Z 2 (t)} jumps only in (t i_ ,t i ) from x into (y,y+dy) given that 
G t n p=1 p
Let n { n (z,(t.)<z n (t.))). t j ), j 1,2,. ..,n, and that Z2(t) jumps in k of the intervals (tj-1,tj), j=2,3 
The probability of (Z 1 (t)<Z 2 (t)) is found by straightforward integration and application of (2.1) to be
(3.i2 P{Z(t) < z(t)) = f-exp{-e-YG t )e--37 2 G t which proves (3.3).
A consequence of (3.10) and (3.12 ) is that 2) and (3.1) . Hence, the theorem is proved in the The above model framework can be used to discriminate between two different explanations for observed dependence on previous migration states. One is called "true state dependence" and the other is called "habit persistence" or "heterogeneity".
The first explanation, "true state dependence", is that past experience has a genuine behavioral effect in the sense that the behavior of otherwise identical individuals who did not have the same experience would be different in the future. The other explanation, heterogeneity, is that individuals may differ in their propensity to experience certain careers. If individual differences are correlated over time and if these difference are not properly controlled,previous experience may appear to be a determinant of future experience solely because it is a proxy for temporally persistent unobservables that determine choices.
In the example at the end of section 3 the heterogeneity or habit persistent effect is represented by the parameter (3. If e is large the temporal stability in the unobservables is weak while when e is small the "habit persistence" is strong. The state dependence effects may be modelledthroughexpectedutilitiesbylettingv.depend on previous 3
realizations of the migration process.
For a more detailed discussion of these modelling issues the reader is referred to [4) .
